
STATE OF ARIZONA

June 30, 2015

ATZF

ST OF AZ POOL 5 LGIP

July 6, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-6,505,078.900 -6,505,078.90 -6,505,078.901.000000 0.00 0.60
1.000000Base -6,505,078.90 -6,505,078.901.000000 0.00 0.60

US DOLLAR  Total
-6,505,078.900 Local -6,505,078.90 -6,505,078.90 0.00 0.60

Base -6,505,078.90 -6,505,078.90 0.00 0.60

Base-6,505,078.900 -6,505,078.90 -6,505,078.90 0.00 0.60

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

17 Jul 20150.0803785EUH5 APPLE INC

99.996444Local30,000,000.000 29,998,933.33 29,998,933.3399.996444 0.00 2.79
99.996444Base 29,998,933.33 29,998,933.3399.996444 0.00 2.79

30 Jul 20150.1405253CUW4 AUST & NEW ZEA

99.988722Local22,100,000.000 22,097,507.61 22,097,507.6199.988722 0.00 2.05
99.988722Base 22,097,507.61 22,097,507.6199.988722 0.00 2.05

28 Jul 20150.11506417KUU1 BANK OF NOVA SCOTIA/THE

99.991375Local30,000,000.000 29,997,412.50 29,997,412.5099.991375 0.00 2.79
99.991375Base 29,997,412.50 29,997,412.5099.991375 0.00 2.79

20 Aug 20150.206417KVL0 BANK OF NOVA SCOTIA/THE

99.972222Local10,000,000.000 9,997,222.22 9,997,222.2299.972222 0.00 0.93
99.972222Base 9,997,222.22 9,997,222.2299.972222 0.00 0.93

08 Jul 20150.1906538CU82 BANK TOKYO MIT UFJ NY

99.996306Local20,000,000.000 19,999,261.11 19,999,261.1199.996306 0.00 1.86
99.996306Base 19,999,261.11 19,999,261.1199.996306 0.00 1.86
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21 Jul 20150.1806945MUM6 BARTON CAPITAL CORP.

99.990000Local10,000,000.000 9,999,000.00 9,999,000.0099.990000 0.00 0.93
99.990000Base 9,999,000.00 9,999,000.0099.990000 0.00 0.93

02 Jul 20150.1207010KU22 BASIN ELEC PWR COOP

99.999667Local10,000,000.000 9,999,966.67 9,999,966.6799.999667 0.00 0.93
99.999667Base 9,999,966.67 9,999,966.6799.999667 0.00 0.93

07 Jul 20150.3815060YU73 CEDAR SPRING CPTL CO

99.993667Local40,000,000.000 39,997,466.67 39,997,466.6799.993667 0.00 3.72
99.993667Base 39,997,466.67 39,997,466.6799.993667 0.00 3.72

30 Jul 20150.1219121BUW7 COCA-COLA COMPANY

99.990333Local20,000,000.000 19,998,066.67 19,998,066.6799.990333 0.00 1.86
99.990333Base 19,998,066.67 19,998,066.6799.990333 0.00 1.86

31 Jul 20150.1119121BUX5 COCA-COLA COMPANY

99.990833Local20,000,000.000 19,998,166.67 19,998,166.6799.990833 0.00 1.86
99.990833Base 19,998,166.67 19,998,166.6799.990833 0.00 1.86

07 Jul 20150.192063C1U73 CONCORD MIN CPTL CO

99.996833Local10,000,000.000 9,999,683.33 9,999,683.3399.996833 0.00 0.93
99.996833Base 9,999,683.33 9,999,683.3399.996833 0.00 0.93

07 Jul 20150.112082P3U75 CONOCOPHILLIPS QATAR F

99.998167Local30,000,000.000 29,999,450.00 29,999,450.0099.998167 0.00 2.79
99.998167Base 29,999,450.00 29,999,450.0099.998167 0.00 2.79

09 Jul 20150.1738346MU93 GOTHAM FDG CORP

99.996222Local20,000,000.000 19,999,244.44 19,999,244.4499.996222 0.00 1.86
99.996222Base 19,999,244.44 19,999,244.4499.996222 0.00 1.86

01 Jul 20150.341068LU12 HANNOVER FDG CO. LLC

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.86
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.86

02 Jul 20150.2541068LU20 HANNOVER FDG CO. LLC

99.999306Local20,000,000.000 19,999,861.11 19,999,861.1199.999306 0.00 1.86
99.999306Base 19,999,861.11 19,999,861.1199.999306 0.00 1.86
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10 Dec 20150.2643851UZA4 HONEYWELL INTERNATN'

99.829756Local20,000,000.000 19,976,600.00 19,965,951.2099.883000 -10,648.80 1.86
99.829756Base 19,976,600.00 19,965,951.2099.883000 -10,648.80 1.86

12 Aug 20150.2654497W1VC7 ING (US) FUNDING LLC

99.969083Local30,000,000.000 29,990,725.00 29,990,725.0099.969083 0.00 2.79
99.969083Base 29,990,725.00 29,990,725.0099.969083 0.00 2.79

08 Jul 20150.3345779QU87 INSTITUTIONAL SECURED

99.993583Local30,000,000.000 29,998,075.00 29,998,075.0099.993583 0.00 2.79
99.993583Base 29,998,075.00 29,998,075.0099.993583 0.00 2.79

27 Aug 20150.284820P3VT7 JUPITER SECT CO LLC

99.955667Local5,000,000.000 4,997,783.33 4,997,783.3399.955667 0.00 0.46
99.955667Base 4,997,783.33 4,997,783.3399.955667 0.00 0.46

06 Jul 20150.3452952MU65 LEXINGTN PKR CAP CO LL

99.995278Local40,000,000.000 39,998,111.11 39,998,111.1199.995278 0.00 3.72
99.995278Base 39,998,111.11 39,998,111.1199.995278 0.00 3.72

03 Sep 20150.1766844DW32 NORTHWESTERN UNIVERS

99.969778Local20,000,000.000 19,993,955.55 19,993,955.5599.969778 0.00 1.86
99.969778Base 19,993,955.55 19,993,955.5599.969778 0.00 1.86

28 Jul 20150.267983UUU5 OLD LINE FUNDING LLC

99.985000Local20,000,000.000 19,997,000.00 19,997,000.0099.985000 0.00 1.86
99.985000Base 19,997,000.00 19,997,000.0099.985000 0.00 1.86

13 Jul 20150.0771344UUD9 PEPSICO INC

99.997667Local13,500,000.000 13,499,685.00 13,499,685.0099.997667 0.00 1.25
99.997667Base 13,499,685.00 13,499,685.0099.997667 0.00 1.25

07 Jul 20150.2182124MU73 SHEFFIELD RECEIVABLE

99.996500Local12,000,000.000 11,999,580.00 11,999,580.0099.996500 0.00 1.12
99.996500Base 11,999,580.00 11,999,580.0099.996500 0.00 1.12

23 Jul 20150.15589233HUP7 TOYOTA MOTOR CREDIT

99.990528Local50,000,000.000 49,995,263.89 49,995,263.8999.990528 0.00 4.65
99.990528Base 49,995,263.89 49,995,263.8999.990528 0.00 4.65

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 3



STATE OF ARIZONA

June 30, 2015

ATZF

ST OF AZ POOL 5 LGIP

July 6, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

09 Jul 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,058,753.480 4,058,753.48 4,058,753.48100.000000 0.00 0.38
100.000000Base 4,058,753.48 4,058,753.48100.000000 0.00 0.38

10 Sep 20150.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local3,001,949.560 3,001,949.56 3,001,949.56100.000000 0.00 0.28
100.000000Base 3,001,949.56 3,001,949.56100.000000 0.00 0.28

17 Sep 20150.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local8,004,524.670 8,004,524.67 8,004,524.67100.000000 0.00 0.74
100.000000Base 8,004,524.67 8,004,524.67100.000000 0.00 0.74

15 Oct 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,350,372.890 2,350,372.89 2,350,372.89100.000000 0.00 0.22
100.000000Base 2,350,372.89 2,350,372.89100.000000 0.00 0.22

17 Dec 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local7,497,854.630 7,497,854.63 7,497,854.63100.000000 0.00 0.70
100.000000Base 7,497,854.63 7,497,854.63100.000000 0.00 0.70

11 Feb 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,566,717.240 5,566,717.24 5,566,717.24100.000000 0.00 0.52
100.000000Base 5,566,717.24 5,566,717.24100.000000 0.00 0.52

10 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,997,560.970 2,997,560.97 2,997,560.97100.000000 0.00 0.28
100.000000Base 2,997,560.97 2,997,560.97100.000000 0.00 0.28

09 Jun 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,641,012.180 5,641,012.18 5,641,012.18100.000000 0.00 0.52
100.000000Base 5,641,012.18 5,641,012.18100.000000 0.00 0.52

31 Jul 20150.1792646LUX6 VICTORY RECEIVABLES

99.985833Local25,000,000.000 24,996,458.33 24,996,458.3399.985833 0.00 2.32
99.985833Base 24,996,458.33 24,996,458.3399.985833 0.00 2.32

03 May 20160.3267594988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH

100.078000Local20,000,000.000 20,000,000.00 20,015,600.00100.000000 15,600.00 1.86
100.078000Base 20,000,000.00 20,015,600.00100.000000 15,600.00 1.86
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02 Jul 20150.1979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 13.94
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 13.94

01 Jul 20150.08979QRC005 BANK OF AMERICA REPO

100.000000Local52,918,878.900 52,918,878.90 52,918,878.90100.000000 0.00 4.92
100.000000Base 52,918,878.90 52,918,878.90100.000000 0.00 4.92

01 Jul 20150.24979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local20,352,255.960 20,352,255.96 20,352,255.96100.000000 0.00 1.89
100.000000Base 20,352,255.96 20,352,255.96100.000000 0.00 1.89

US DOLLAR  Total
859,989,880.480 Local 859,914,360.02 859,919,311.22 4,951.20 79.91

Base 859,914,360.02 859,919,311.22 4,951.20 79.91

Base859,989,880.480 859,914,360.02 859,919,311.22 4,951.20 79.91

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Dec 20150.2702006VAA9 ALLY AUTO RECEIVABLES TRUST ALLYA 2014 3 A1

100.000000Local1,468,360.320 1,468,360.32 1,468,360.32100.000000 0.00 0.14
100.000000Base10,000,000.000Original Face: 1,468,360.32 1,468,360.32100.000000 0.00 0.14

07 Oct 20150.2707502665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR

100.004200Local10,000,000.000 10,000,000.00 10,000,420.00100.000000 420.00 0.93
100.004200Base 10,000,000.00 10,000,420.00100.000000 420.00 0.93

20 Jan 20160.2305580PAA9 BMW VEHICLE LEASE TRUST BMWLT 2015 1 A1

100.000000Local1,471,193.070 1,471,193.07 1,471,193.07100.000000 0.00 0.14
100.000000Base8,000,000.000Original Face: 1,471,193.07 1,471,193.07100.000000 0.00 0.14

23 Oct 20150.706406HCD9 BANK OF NEW YORK MELLON SR UNSECURED 10/15 0.7

100.046400Local5,000,000.000 5,004,476.13 5,002,320.00100.089523 -2,156.13 0.46
100.046400Base 5,004,476.13 5,002,320.00100.089523 -2,156.13 0.46
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15 Nov 20157.5066365BX4 DEUTSCHE BANK TRUST CORP SUBORDINATED 11/15 7.5

102.053800Local3,625,000.000 3,713,630.81 3,699,450.25102.444988 -14,180.56 0.34
102.053800Base 3,713,630.81 3,699,450.25102.444988 -14,180.56 0.34

03 Jun 20160.3812592YAA2 CNH EQUIPMENT TRUST CNH 2015 B A1

100.000100Local18,085,337.680 18,085,337.68 18,085,355.77100.000000 18.09 1.68
100.000100Base20,000,000.000Original Face: 18,085,337.68 18,085,355.77100.000000 18.09 1.68

16 Nov 20150.212632XAA6 CNH EQUIPMENT TRUST CNH 2014 C A1

100.000000Local555,537.810 555,537.81 555,537.81100.000000 0.00 0.05
100.000000Base10,000,000.000Original Face: 555,537.81 555,537.81100.000000 0.00 0.05

15 Mar 20160.2414313WAA0 CARMAX AUTO OWNER TRUST CARMX 2015 1 A1

100.000000Local4,653,533.170 4,653,533.17 4,653,533.17100.000000 0.00 0.43
100.000000Base12,000,000.000Original Face: 4,653,533.17 4,653,533.17100.000000 0.00 0.43

03 Sep 20150.332517275RAM4 CISCO SYSTEMS INC SR UNSECURED 09/15 VAR

100.009289Local7,000,000.000 7,000,650.24 7,000,650.24100.009289 0.00 0.65
100.009289Base 7,000,650.24 7,000,650.24100.009289 0.00 0.65

20 Mar 20160.3629372EBG2 ENTERPRISE FLEET FINANCING LLC EFF 2015 1 A1 144A

100.000100Local8,613,264.450 8,613,264.45 8,613,273.06100.000000 8.61 0.80
100.000100Base15,000,000.000Original Face: 8,613,264.45 8,613,273.06100.000000 8.61 0.80

17 Sep 20150.1783130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

99.997760Local10,000,000.000 9,999,775.97 9,999,775.9799.997760 0.00 0.93
99.997760Base 9,999,775.97 9,999,775.9799.997760 0.00 0.93

21 Sep 20150.1763130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

100.003267Local10,000,000.000 10,000,326.72 10,000,326.72100.003267 0.00 0.93
100.003267Base 10,000,326.72 10,000,326.72100.003267 0.00 0.93

03 Nov 20150.0131315KNU0 FARMER MAC DISCOUNT NOTE DISCOUNT NOT 11/15 0.00000

99.961800Local25,000,000.000 24,984,375.00 24,990,450.0099.937500 6,075.00 2.32
99.961800Base 24,984,375.00 24,990,450.0099.937500 6,075.00 2.32

04 Feb 20150.01313384BL2 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/15 0.00000

0.000000Local0.000 -0.02 0.000.000000 0.02 0.00
0.000000Base -0.02 0.000.000000 0.02 0.00
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20 Jun 20160.273133EDA77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR

100.078000Local15,550,000.000 15,564,523.52 15,562,129.00100.093399 -2,394.52 1.45
100.078000Base 15,564,523.52 15,562,129.00100.093399 -2,394.52 1.45

16 May 20160.3234530TAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2015 A A1 144A

100.000000Local12,035,923.120 12,035,923.12 12,035,923.12100.000000 0.00 1.12
100.000000Base16,250,000.000Original Face: 12,035,923.12 12,035,923.12100.000000 0.00 1.12

20 Jun 20160.3838013GAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2015 2 A1

100.000100Local20,000,000.000 20,000,000.00 20,000,020.00100.000000 20.00 1.86
100.000100Base20,000,000.000Original Face: 20,000,000.00 20,000,020.00100.000000 20.00 1.86

16 Feb 20160.2541284BAA4 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 1 A1

100.000000Local238,646.990 238,646.99 238,646.99100.000000 0.00 0.02
100.000000Base10,000,000.000Original Face: 238,646.99 238,646.99100.000000 0.00 0.02

16 May 20160.3541284CAA2 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 2 A1

100.000000Local6,002,627.440 6,002,627.44 6,002,627.44100.000000 0.00 0.56
100.000000Base7,750,000.000Original Face: 6,002,627.44 6,002,627.44100.000000 0.00 0.56

15 Dec 20150.2243814JAA2 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 4 A1

100.000000Local1,892,506.250 1,892,506.25 1,892,506.25100.000000 0.00 0.18
100.000000Base10,000,000.000Original Face: 1,892,506.25 1,892,506.25100.000000 0.00 0.18

16 Feb 20160.2443814KAA9 HONDA AUTO RECEIVABLES OWNER T HAROT 2015 1 A1

100.000000Local3,639,328.460 3,639,328.46 3,639,328.46100.000000 0.00 0.34
100.000000Base9,000,000.000Original Face: 3,639,328.46 3,639,328.46100.000000 0.00 0.34

15 Jan 20160.2444890WAA8 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 A A1

100.000000Local1,649,695.300 1,649,695.30 1,649,695.30100.000000 0.00 0.15
100.000000Base10,000,000.000Original Face: 1,649,695.30 1,649,695.30100.000000 0.00 0.15

15 Apr 20160.3344890YAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 B A1

100.000000Local5,871,997.300 5,871,997.30 5,871,997.30100.000000 0.00 0.55
100.000000Base9,500,000.000Original Face: 5,871,997.30 5,871,997.30100.000000 0.00 0.55

15 Jan 20160.2458768LAA1 MERCEDES BENZ AUTO LEASE TRUST MBALT 2015 A A1

100.000000Local4,597,014.270 4,597,014.27 4,597,014.27100.000000 0.00 0.43
100.000000Base20,000,000.000Original Face: 4,597,014.27 4,597,014.27100.000000 0.00 0.43
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30 Sep 20155.359018YRZ6 BANK OF AMERICA CORP SR UNSECURED 09/15 5.3

101.059300Local1,000,000.000 1,011,774.43 1,010,593.00101.177443 -1,181.43 0.09
101.059300Base 1,011,774.43 1,010,593.00101.177443 -1,181.43 0.09

15 Dec 20150.2365477WAA4 NISSAN AUTO RECEIVABLES OWN TR 12/15 0.23

100.000000Local997,621.620 997,621.62 997,621.62100.000000 0.00 0.09
100.000000Base6,500,000.000Original Face: 997,621.62 997,621.62100.000000 0.00 0.09

23 May 20160.3273329BAA4 PORSCHE INNOVATIVE LEASE OWNER PILOT 2015 1 A1 144A

100.000100Local13,979,539.230 13,979,539.23 13,979,553.21100.000000 13.98 1.30
100.000100Base17,000,000.000Original Face: 13,979,539.23 13,979,553.21100.000000 13.98 1.30

01 Jul 20151.594974BFE5 WELLS FARGO + COMPANY SR UNSECURED 07/15 1.5

100.000000Local6,600,000.000 6,600,000.00 6,600,000.00100.000000 0.00 0.61
100.000000Base 6,600,000.00 6,600,000.00100.000000 0.00 0.61

20 Jul 20150.555194985H5G5 WELLS FARGO BANK NA SR UNSECURED 07/15 VAR

100.014358Local10,000,000.000 10,001,435.75 10,001,435.75100.014358 0.00 0.93
100.014358Base 10,001,435.75 10,001,435.75100.014358 0.00 0.93

US DOLLAR  Total
209,527,126.480 Local 209,633,095.03 209,619,738.09 -13,356.94 19.48

Base211,000,000.000Original Face: 209,633,095.03 209,619,738.09 -13,356.94 19.48

Base209,527,126.480 209,633,095.03 209,619,738.09 -13,356.94 19.48

FIXED INCOME Total

211,000,000.000Original Face:
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July 6, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,063,042,376.15Base1,063,011,928.060
FUND Total

1,063,033,970.41 -8,405.74 100.00
Original Face: 211,000,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: July 6, 2015

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: June 30, 2015

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-6,505,078.900 -6,505,078.90 0.000.00Local -6,505,078.90 0.60

CASH

0.00-6,505,078.90 0.000.00-6,505,078.90Base 0.60

859,989,880.480 859,919,311.22 4,951.204,951.20Local 859,914,360.02 79.91

CASH EQUIVALENT

4,951.20859,919,311.22 4,951.200.00859,914,360.02Base 79.91

209,527,126.480 209,619,738.09 -13,356.94-13,356.94Local 209,633,095.03 19.48

FIXED INCOME

211,000,000.000 -13,356.94209,619,738.09 -13,356.940.00209,633,095.03BaseOriginal Face: 19.48

US DOLLAR  Total
1,063,011,928.060 1,063,042,376.15 1,063,033,970.41 -8,405.74-8,405.74Local 100.00

0.00-8,405.74211,000,000.000 1,063,042,376.15 1,063,033,970.41 -8,405.74BaseOriginal Face: 100.00

0.00-8,405.741,063,011,928.060 1,063,042,376.15 1,063,033,970.41 -8,405.74

FUND Total
Base 100.00

211,000,000.000Original Face:

Prepared by State StreetPage 10 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2015 July 6, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-6,505,078.900 -6,505,078.90 -6,505,078.90 0.60 0.00 0.00 0.00
US DOLLAR

CASH Total
-6,505,078.900 -6,505,078.90 -6,505,078.90 0.000.60 0.000.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2015 July 6, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

859,989,880.480 859,914,360.02 859,919,311.22 79.91 4,951.20 0.00 4,951.20
US DOLLAR

CASH EQUIVALENT Total
859,989,880.480 859,914,360.02 859,919,311.22 4,951.2079.91 4,951.200.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2015 July 6, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

209,527,126.480 209,633,095.03 209,619,738.09 19.48 -13,356.94 0.00 -13,356.94
US DOLLAR

FIXED INCOME Total
209,527,126.480 209,633,095.03 209,619,738.09 -13,356.9419.48 -13,356.940.00

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2015 July 6, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,063,011,928.060 1,063,042,376.15 1,063,033,970.41 100.00 -8,405.74 0.00 -8,405.74

Page 14 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

June 30, 2015 July 6, 2015

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-6,505,078.900 -6,505,078.90 -6,505,078.90 0.60 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
859,989,880.480 859,914,360.02 859,919,311.22 79.91 4,951.20 0.00 4,951.20

15,600.00
-10,648.80

0.00
0.00

15,600.00
-10,648.80

GN GN GN
LS LS LS

FIXED INCOME
209,527,126.480 209,633,095.03 209,619,738.09 19.48 -13,356.94 0.00 -13,356.94

6,555.70
-19,912.64

0.00
0.00

6,555.70
-19,912.64

GN GN GN
LS LS LS

Original Face: 211,000,000.000

FUND Total
1,063,011,928.060 1,063,042,376.15 1,063,033,970.41 100.00 -8,405.74 0.00 -8,405.740.000

0.00-30,561.44 LS
GN22,155.70 0.00 22,155.70

-30,561.44
GN GN
LS LS

211,000,000.000Original Face:

Page 15 Books Closed Prepared by State Street
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